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TIME SERIES ANALYSIS
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This course focus on the regression analysis of time series data. It includes
univariate as well as and multivariate time series models, The analysis
includes estimation and hypothesis testing. The course also emphasizes the
use of econometric software (R) to analyze real data.
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P Introduction to econometrics, Stock and Watson (2007)
70 Applied Econometric Time Series, Walter Enders (1995)
A Guide to Modern Econometrics, Marno Verbeek (2000)
Introductory Econometrics — A Modern Approach, Jeffrey M. Wooldridge
(2019)
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